Titulizacion

Santander Central Hispano

COMISHON NACIONAL DEL
MERCADO DE VALORES
REGIETRO DE ENTRADA

FECH/v 01 MAR 2000 HORA: 14.29
NUME R0 : 200012220

RIS T

Madrid, 29 ¢ e febrero de 2000

Ref.: BONOS DE TITULIZACION HIPOTECARIA
265.000.000 EurosF.T.H. UCI 5

Estimados sefiores:

En relacion al asunto de referencia, adjunto les remilmos la siguiente
informacién periddica:

» Informe trimestral de los Bonos de Titulizacion Hipotecaria.

e Informe trimestral de las Participaciones Hipotecarias.
Informe trimestral de origen y aplicacién de fondos (ceja).

Tasas de Prepago histéricas; y vida media residual de los Bonos de
Titulizacién Hipotecaria.

Atentamenite,

Ignacio\ﬁ;tega (ravar,
Direct l;?GQIEﬁ'fﬂ/a,

B5CH de Titulizacién, SGFT, 5.A.




DENOMINACION DEL FONDO:

INFORMACION
CORRESPONDIENTE AL:

[FONDO DE TITULIZAGION HIPGTECARIA: UGI 5

-

TRIMESTRE/SEMESTRE | 15/11/99— 1./02/00

| Afio:

Personas que asumen la responsabilidad de esta infarrmacion y cargos—c Ue | Firma:
Qcupan:
lgnacio Ortega Gavara - Director General
. DATOS GENERALES SOBRE EL FONDO
Fecha de Constitucidén del | 3 de junio de 1,999 Agente de Pago Bonos BSCH
Fondo
Fecha Desembolso BTH'S | 8 de junic de 1.998 Negociacion Mercado AlAF
Fecha Final Amortizacién | 15 de febrero de 2,029 Agencia de Calificac|én Moocdy's
BTH'S
Sociedad Gestora BSCH de THulizacién Calificacion: Inicial | Actual
Orlginador PH's Unidn  de  Créditos | Emisién Principal Aaa Aaa
Intriobiliarios
Emisién Subordinad L A AZ

VALORES EMITIDOS POR_EL FONDO: BONOS

DE _TITULIZACION

HIPOTECARIA
SERIES N NOMINAL EN
PRELACION BTH'S CIRCULACICN
CODIGO ISIN .
Inicial Actual %AcHInk:

Serie A Preferente Nominal Unitario 100.000 € B2.378, 49 €
(ISIN=ES0322069008) | 2.530 | Nominal Total 253.000.000 £ £33.717.572.99€ 92 38%
Serie B Subordinada Neminal Unitario 100.000 € 100,000 £
(ISIN=ES0322069016) 120 Naminal Total 12.000000€ | 12.000.000€ 100%

AMORTIZACION E INTERESES BTH'S

Actual Fr& imo
Fecha Amortizacidn | 15 de febrero de 2000 | Fecha Préximo Gupén | 18 de rayo de 2,000
Periodo Actual _
Amortizacién devengada
tro pagada 0 Tipo de Interés Serie A- 3,7727%
Amortlzacion Calendaric NO Serie B - 4 1732%
Amortizacién Serie A 2.731,31€ Importe Bruto | Serie A - B68,90 €
Amortizacion Serie B Q Préxime Cupdn Serie B — 1.040,44€
Intereses Brutos Serie A 897,47 € Importe Neto Préximo | Serie A — 712,50
Intereses Brutos Serie B 1,044 46 € Cupodn Serie B -853 16 €




. VALORFES ADQUIRIDOS PCR EL FONDO:- PARTICIPACIDNES HIPOTECARIAS
{Participacién en Préstamos Hipotecarios)

FREETAMOS HIPQTECARIOS

A LA EMISION

SITUACION AGTUAL

Nimero de Préstamos

5.502

5.2684

Saldo Pendiente de Amortizar
PH's

265,000.180,10 6

245.717.675,53 €

Importes Unitarios Préstamos 48.164,34 € 48.802,19 €
Vivos
Tipo de Interés 5,10% 4,58%

TASAS DE AMORTIZACION ANTICIPADA

S[TUAC'ON ACTUAL

Tasa mensual actual anualizada: 5.41%
Tasa diimos 12 meses anualizada: E 410
£,00%

Tasa anualizada desde Constitucian del Fondo:

MOROQSIDAD ACTUAL

Hasta 1 mes

De1 a6 meses Mayor de 6 meses

Deuda Vencida (Principal + 132.601,38 € 7242908 € 2073296
Infereses)

Deuda Pendiente Vencimiento 245 646 608,98 €
Deuda Total 132.601,39 £ 7242508 € 245,648 682 27 &€




FONDO DE TITULIZACION HIPOTECARIA

UCI 5
INFORME TRIMESTRAL DE ORIGEN Y APLICACION DE FONDOS
(CAJA)
Fecha: 15 de febrero de 2000
A.- ORIGEN: : 9.878.493,14 €
a) PRINCIPAL COBRADO
1. AMORTIZACION DE PH'S: 6.935.505.34 €
b) INTERESES COBRADOS
1. INTERESES DE PH'S: 2.844 409,73 €
2. INTERESES DE REINVERSION: 98.578.07 €
B.- APLICACION: 9.878.493,14 €
1. GASTOS CORRIENTES: 20.800,12 €
2. INTERESES DE BTH'S SERIE A- 2.270.607,56 €
3 INTERESES DE BTH’S SERIE B 125.335,55 €
4. AMORTIZACION DE BTH'S- 6.935.505,090 €
5. INTERES PRESTAMO SUBORDINADO A: 55.476.45 €
6. AMORTIZACION DEL PRESTAMO
SUBORDINADO A: 73.365.23 €
7. COMISIONES A FAVOR DE UCT- 396.498 86 €
8. GASTOS DE EMISION SATISEECHOS 904,28 €



C.- ESTADO DE LA CUENTA DE TESORERIA:

a) EN CONCEPTO DE FONDO DE RESERVA

1. SALDO ANTERIOR: 5.565.000 €
2. UTILIZACION DEL PERIODO: 0 €
3. SALDO ACTUAL: 5.565.000 €
b) RETENCION A CUENTA DEL IS 203.493,09 €
¢} GASTOS DE EMISION NO SATISFECHOS 65.817,96 €

TOTAL (A+B+C+D) 5.774.587,81 €




PREPAYMENTS - UGt 5

November 5th 1699

Average

Outstanding 06%%  Remaining Single

before Real  Prepayment  attheend monthly

Dt prepayment  outstanding  veclr  of the month mortality

44082 3 10000%  100.00%

ful-99 Q48 490 W% sy 1.26%
300-89 HEBE L5 wem  oram 111%
sep-49 07604 q26M8  oMm A 0,34%
0ct-99 89S LML g B 0,78%
nov-09 D201 L2079 B w85 0,70%
dlic-59 Ba03 1599 B B 0,74%
ene-00 8302 a1 B s 0.72%
feb-00 QA9 840 B o460y 0,69%

CPR

14.15%
1250%
963
6%
B13%
856%
B.36%
B 0%

Monthly
Single
monthly
mortalify

128%
0,9%%
0,31%
(60%
G 40%
0.93%
0,62%
046%

Outstending ~ Principal
CPR alter Avallable
prepayment
44092 321630
44,092 32630
41% 436804
081% 432716
360% 428859
6% 424634
L% 420839 2028
1066% 416574
% 442
3% 408840 1.180



DEAL

MEZZ. DECLINN

MEZZ STOPS DECLINN
VIDA RESIDUAL DESDE

FECHA

08/07/99
Q8/08/98
08/08/99
08/10/99
08/11/98
Q8/12/989
08/01/00
08/02/00
08/03/00
08/04/00
08/05/00
QB/GE/00
C&a/07/00
0ge/08/00
08/09/00
0a8M10/00
08/11/00
08/12/00
08/61/01
08/02/01
08/03/01
0B/04/01
08/05/01
08/06/01
08/07/01
08/08/01
08/08/01
08/10/01
0&/11/01
08/12/01
08/01/02
08/02/02
08/03/02
08/04/02
08/05/02
08/06/02
08/07/02
08/08/02
08/09/02
08/10/02
08/11/02
Q8M12/02
08/01/03
08/02/03
08/03/03
08/04/03
0810503

1
|1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
-1
1
i
1
1
1
1
a1
1
1
1
1
1
1
1
1
1
1
1
1
1
1

j=lalelle]

2.028.450
0

0
1.178.507
o

0
1.152.864
0

0
1.126.542
0

0
1.100.808
Q

0
1.075.524
0

0
1.050.848
0

0
1.0268.718
0

0
1.003.125
0

0

979.918
Q

o

957.281

0

0

934.797

0

0

913,003
0

0

891.784
o]

0

871.070

PRINCIPAL SENIOR
AVAILABILLE NOTES

42 095,658
42,095,658
42,085.658
42,085 658
42.095.658
42.085.658
40.067.208
40.087,208
40.067.208
38.887.301
38.887.301
38.887.3(1
37.734.437
37.734.437
37.734.437
36.607.895
36.607.895
36.607,895
35.507.087
35.507.087
35.507.087
34.431,.563
34.431.563
34.431.563
33.380.718
33.380,718
33.380.718
32.354.002
32,354.002
32.354,Q02
31.350.877
31.350.877
31.350.877
30.370.559
30.370.958
30.370.959
29.413.678
29.413.678
29.413.678
28.478.881
28.478,881
28.478.881
27.565,877
27.565.877
27.565,877
26.674.093
26.674.093
26.674.093

MEZZANIE
NOTES

44,092
B,00%
1,00%
08/02/00
SERIE A
PRINCIFAL
1.996.632
1.956.632 0
1.996.832 o
1.896.632 a
1.996.632 0
1.996.632 2.028.450
1.995.632 0
1.896.632 0
1,0996.632 1.179.807
1.996.632 0
1.898.832 0
1.896.632 1.152.8684
1,986.632 0
1.996.632 0
1.8995.832 1.126.542
1.996.6532 0
1.996.632 0
1.998,632 1.100.808
1.8986.632 0
1.896.632 0
1.986.632 1.075.524
1.896.632 a
1.996.632 0
1.986.632 1.050.846
1.996.632 0
1.998.632 0
1,.996.632 1.026.716
1.996,832 0
1,996.632 0
1,966,632 1.003.125
1.9965.632 )
1.998 632 0
1.8996.632 979.918
1.996.632 0
1.996.632 4]
1.8996.632 957 281
1.996.632 a
1.996.632 0
1.986.632 §34.797
1.806.632 0
1.996.632 0
1.895.632 913.003
1.996.632 0
1,.996.632 ]
1.996.6832 891.784
1.996.632 0
1.996.632 o
1.996.632 BE71.070

8,67

VIDA
MEDIA

-166.617.41

DOt SO o0

1C3.757.761
0
Q
205.030.638
V]
0
301.821.301
0
a
393.641.813
o
o
473.134.712
0
0
58°.813.726
0
0
G54() 896,819
0
0
716.319.786
0
0
78<.970.721
0
0
85:.534.729
0
0
891€.655.404
0
o
977.385,141
0
0

1.032 217.390

9,46

SERIE B
FPRINCIPALVIDA

0
0]
0
0
0
0
0
0
a
0]
o
Q
0
0
]
0
o)
0
0
0
0
o
0
0
0
0
0
]
0
o
G
0
0
0
o
g
0
0]
0
0]
0
0
Q
0
0
0
0

MEDIA
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DEAL 44,052
MEZZ. DECLINN 8,00%
MEZZ. STOPS DECLINN 1,00%
VIDA RESIDUAL DESDE 08/02/00
68,67 548
SERIE A SERIE B
PRINCIPAL SENIOR MEZZANIE PRINCIPAL VIDA PRINCIPALVIDA
FECHA AVAILABLE NOTES NOTES MEDIA MEDIA
08/06/03 1 0 25803024 1.596.632 Q ] 0 0
08/07/03 1 0 25.803.024 1.986.63% 0 a 0 0
08/08/03 1 850.360  25.803.024 1.896.632 840,972  1.085.413.848 388 485,245
08/09/03 1 0 24.8553.052 1.998.244 0 0 D 0
0B/10/03 1 0  24953.052 1.996.244 0 0 a 0
08/11/03 1 830.346 24 953.052 1.596.244 768.838  1.052,541.024 61.507 84,203.282
08/12/03 1 0 24184.213 1.834.737 0 a 0 0
08/01/04 A 0 24184213 1.934.737 0 0 0 0
08/02/04 1 810.824  24.184.213 1.934.737 750.763  1.093.865,340 60.081 87.749.227
C8/03/04 1 0 23433450 1.874.675 0 0 0 0
08/04/04 A 0 23433450 1.874.676 0 0 0 0
08/05/04 1 791.817 23.433.450 1.874.676 733.184 1.137.137.038 58.653 90.970.963
08/06/04 A 0 22700286 1.816.023 0 0 0 0
08/07/04 1 0 22700.286 1.816.023 0 0 0 0
J8/08/04 772335 22700286 1.816.023 715125 1.171.949.953 87,210 93.995.956
08/09/04 0  21.985.161 1.758.813 O 0 0 0
08/10/04 1 0  21.98B5161 1.758.813 0 0 0 0
08/11/04 1 753.774 21.985.161 1.758.813 B57.939  1.210.924,245 £5.835 95.873.940
08/12/04 1 0 21.287.222 1.702.978 0 0 0 0
08/01/05 1 0 21.287.222 1.702.978 g 0 0 0
08/02/05 1 735407  21.287.222 1.702.978 680.933 1.24.1.084,199 84,475 99.525.138
08/03/25 A 0 20606289 1.648.503 0 0 0 0
08/04/05 1 0 20606289 1.648.503 0 0 0 0
08/05/0% 1 717.792 20.606.289 1.648.503 664,623 1.271.416,950 53170  101.873.356
08/06/05 0 19.941.667 1.595.333 0 o 0 0
08/07/08 1 0 18.941.687 1.585.333 0 o] 0 o
08/08/05 1 £90.547  19.941.667 1.695,333 B47.729  1.300.639.035 51.818 104,051,123
08/09/05 1 0 18.293938 1.543.515 0 o] a 0
osMo/os 1 0 18.293.538 1.543.515 o 0 0 0
08/11/05 1 682.302 15293938 1.243.518% 631.845 1.32€.873.467 50.548  106.149.877
08/12/05 1 0 18.662.093 1.492,967 0 0 Q o
08/01/08 1 0 15.662.093 1,492 967 0 0 0 4]
08/02/06 665.747  18,682.083 1.492.987 B18.432  1.351.218.503 48,318 108.097.512
08/03/06 1 0 18045861 1.443.653 0 0 0 0
08/04/08 1 0 18.045.661 1.443.653 ¥ o o 0
QB8/05/06 A 649.736  18.045.681 1.443.693 801607 1.37:1.2655.885 48129  109.781.272
08/06/06 1 0 17.444.054 1.395.524 0 0 0 0
08/07/05 1 0 17.444.054 1.395.524 0 0 0 9
08/08/05 1 833.581 17.444.054 1.395.524 286.659 1.392.140.907 46,933 111.371.273
08/09/06 1 0 168.857.396 1.348,592 0 0 0 0
08/10/08 0 16.857.396 1.348.582 0 0 0 0
Q8/11/06 1 618.180  16.857.394 1.348.592 372389  1.410.938.427 45791 112.875,074
08M12/06 1 0 18285007 1.302.801 0 0 0 0
08/01/07 1 0 16.285.007 1.302.801 0 0 0 o
08/02/07 1 602724 16.285.007 1.302.801 558.078 1.427.005.949 44646  114.160.476
08/Q3/07 1 0 15726.929 1.258.154 0 0 0 0
Q8/04/07 0 15.726.928 1.258.154 0 0 0 0
08/os/07 1 587,988  15,726.829 1.258.194 544,434  1.440 572884 43.585 115245832
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DEAL 44.092

MEZZ. DECLINN 8,00%
MEZZ. STOPS DECLINN 1,00%
VIDA RESIDUAL DESDE 08/02/00
8,67
SERIE A
PRINCIPAL SENIOR MEZZANIE PRINCIPAL VIDA
FECHA AVAILABLE NOTES NOTES MEDIA
08/08/07 A 0 15.182.494 1.214.800 0 0
08/07/07 1 0 15.182.454 1.214.600 0 0
08/08/07 2723356 15.182.494 1.214.600 228935 1450574029
08/09/07 1 0 14.852.555 1.172.204 0 0
08/10/07 1 0 14.652.555 1.472.204 0 0
Q8/11/07 1 227.848 14652555 1.172.204 516.526  1.461.788.359
08/M2/07 1 D 14.138.02% 1.130.882 0 0
08/01/08 1 0 14.136.028 1.130.8a82 0 0
08/02/08 1 241308  14.136.025 1.130.882 S01.384 1.4£5.074.401
08/03/08 1 0 13.634.635 1.090.771 0 0
08/04/08 1 0  13.634.635 1.090.771 0 0
08/05/08 1 527.0468  13.634.835 1.090.771 488.005 1.4695.872.563
08/06/08 1 0 13.148.829 1.051.730 0 0
QB/O7/08 1 0 13.146.629 1.051.730 0 o
08/08/08 1 912415 13146628 1.051.730 474,458 1.472.717.389
08/08/08 1 Q0 12672171 1.013.774 0 0
08/10/08 1 0 12672171 1.013.774 0 0
08/11/08 1 492108 12.672.171 1.013.774 462138 1.473,993.171
08/12/08 1 0 12210033 876803 0 o
08/01/0% 4 o 12210033 876.803 0 Q
G8/02/08 1 485,953 12.210.033 978.803 448.957  1.473.457.234
08/03/09 1 Q  11.780.077 840.808 ) 0
08/04/08 1 0  11.760.077 940,806 0 0
08/05/09 1 473.856  11.780.077 940.808 438.570 1.481.051.666
08/06/09 1 0 11.321.507 805.721 0 0
08/07/100 1 O 11.321.507 905.721 0 0
08/08/09 1 4560.434  11.321,607 a05.721 426.328  1.473.820.940
08/05/09 1 0 10.885179 §71.614 0 0
08M10/09 1 0 10.885179 871.614 0 0
08/11/09 1 448.398  10.885.179 871.614 415.183  1.4711.466.534
08/12/08 A 0 104799356 835.400 0 0
08/01/10 A 0  10.479.996 838,400 0 0
G8/02/10 1 435.684  10.475,595 £838.400 403318 1.473.321.826
08/03/10 1 0 10.076.677 BO6.134 0 0
08/04/10 1 0 10076677 806.134 0 0
Q8/05/10 1 424,030  10.076.677 806.134 382620  1.460.184.527
08/06/10 1 0 9.684.057 774,725 0 0
08/07/10 1 0 9.684.057 774,725 0 o
08/08/10 1 410,459 9.684.057 74,725 380.054 1.457.128.554
08/09/10 1 0 2.304.003 744 320 0 0
08/10/10Q 1 ‘ 0 8.304.003 744,320 aQ 0
081110 -1 398.837 9.304.003 744,320 368.294 1.44¢.847.551
08M2/10 1 O 8.834.70% 4777 0 G
ca/n01M11 1 0 8.934.705 714777 0 0
08/02/M11 1 386.986 8.934.709 714777 358.320  1.43£.729.392
08/03/11 1 0 8.576.389 686,111 0 0
08/04/11 1 0 8.576.389 B85.111 0 0
08/05/11 1 378,462 8.576.388 886,111 348,576 1.431.602.639

3/4

9,48
SERIE B
FRINCIPALVIDA
MEDIA

0 0

0 0
42,385  ME.077.922
a 0

0 0
41,322 116.941.469
0 o

0 0
40112 117.205,952
0 0

a 0
38,040  117.589.805
0 0

0 0
37.857  17.817.3H
0 0

0 0
36.971 118.159.454
0 0

0 0
35957  118.358.579
0 0

o a
35.086  118.484,133
0 0

0 0
34106  118.314.475
0 0

0 0
33215 1M8.277.323
G 0

0 0
322656  117.865.746
0 0

0 o
31440 117.634.762
g 0

0 0
30404  116,570.284
0 G

1] 0
29.544  115.987.804
0 0

0 0
2860686 115.178.351
0 0

0 0
27.886  114.528.211



DEAL 44.092

MEZZ. DECLINN . 8,00%
MEZZ. STOPS DECLINN 1,00%
VIDA RESIDUAL DESDE Q802400
6,67
: SERIE A
PRINCIFAL SENIOR MEZZANIE PRINCIPAL VIDA
FECHA AVAILABLE NOTES NOTES MEDLY
08/08/11 1 0 8.227 813 B858.225 0 a
08/07M11 A 0 8.227.813 658,225 0 0
08/08/11 1 364.758 8.227 813 £58.225 337738 1.4138167.644
08/09M11 1 0 7.880.074 631.206 0 0
08/10/11 1 0 7.890.074 631.208 0 Q
aa11/M1 1 354.567 7.890.074 631,206 328,303 1.4C8.747 487
azMz2m11 A a 7.661.771 604.942 0 0
08/01/12 1 0 7.661.771 £04.842 0 0
08/02M2 A 343.785 7.561.771 604 942 318.319  1.355.193.574
08/03/12 1 0 7.243.451 879.476 0 0
Q8/04n2 1 0 7.243.451 579.476 0 0
08/056/M12 1 334,281 7.243. 451 579.476 309.519 1.384.479.856
08/06/12 1 0 £.933.932 554.715 0 o
08/a7/12 1 0 6.933.932 854.715 0 Q
08/08M12 319.645 £6.933,932 354.715 295,868 1.351.052.088
08/09/12 1 0 6.637.865 531.037 0 0
08/10/12 0 5.837.965 231,037 0 1]
osn1M2 1 308.592 8.037.965 £31.037 285733 1.33).660.535
081212 a 6.352.231 508178 0 0
08/¢1/13 1 0 §.352,231 508.178 0 0
08/02/13 1 293,316 6.352.231 508.178 271.588  1.281.765.254
08/03/13 1 0 6.080.644 486.451 0 0
03/04/13 1 o 6.080.644 486.451 Q 0
08/05/13 1 282.287 6.080.644 486.451 261.377  1.26/.540.040
08/06/13 1 0 5.819.2567 465.541 o 0
08/07/13 1 0 5.819.267 465.541 0 0
08/G8/M13 1 289.814 £.819.267 465.541 249643  1.230.737.933
08/09/13 1 Q 5.569.624 445 570 0 0
03/10M13 1 0 5.569.624 445.570 0 8]
08M1/13 1 260.132 5.569.624 445 570 255,485  1.28%.043.453

414

9,48
SERIE B
PRINCIPAL VIDA
MEDI|A
0 0
0] 0
27019 113.453.414
0 0
0 0
26,264  112.699.798
0 0
0 0
23466 1116154868
0 o
0 a
24782 110.758,389
0 0
0 O
23877  10B.0B7.367
0 0
0 0
22,839 106,452,843
0 Q
g 0
21.727  103.181.540
0 0
0 0]
20910 101.163.203
0 0
0 0
19.971 98,459 035
0 0
o 0
4,647 23.336.988
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